Introduction
The theorem on the support of a measure generated by the solution to a functional stochastic differential equation is examined. We consider a model similar to that in the papers of Dawidowicz and Twardowska [4] and of Twardowska [18] , [19] . This note is a relatively simple consequence of the approximation theorem of Wong-Zakai type for the above equations from [18] , [19] and of the support theorem of Millet and Sanz-Sole (see [13] ). However, we restrict ourselves to spaces of continuous functions instead of spaces of Holder functions since the generalization to Holder functions is straightforward on the base of the quoted papers.
There are some papers dealing with the support of probability measures connected with stochastic differential equations in finite dimension; see e.g. Stroock and Varadhan [16] , [17] , Ikeda and Watanabe [8] for finite multidimensional stochastic differential equations. See also the paper of Aida, Kusuoka and Stroock [1] , which uses a sequence of non-absolutely continuous transformations of a probability space. A characterization of the support in the finite-dimensional case on the space of Holder-continuous functions was given by Ben Arous and Gradinaru in [3] , Bally, Millet and Sanz-Sole in [2] , Millet and Sanz-Sole in [13] , [14] . The support of diffusion processes considered on manifolds was examined by Kunita in [9] . For stochastic differential equations driven by finite multidimensional continuous semimartingales, support theorems were given by Mackevicius in [11] , [12] as well as by Gyongy in [5] , [6] , Gyongy and Prohle in [7] . It is well known that support theorems are important for the characterization of invariant sets and, consequently, for ergodic theorems.
Definitions and notations
Let t e [0,T] and let (Í2, T, Tt, P) be a complete probability space with Tt -(^rí)íe[o,T] an increasing family of sub-cr-algebras of the cr-algebra T. We put J = [-r, 0] and we introduce the metric spaces 
Description of the model
Now we consider Q = C®. Let X be a continuous stochastic process
We take some fixed initial constant stochastic processes X'(0 + 0,w) =
We also consider op-
is the Banach space of linear functions from R m to R d with uniform operator norm
ML).
We consider the following stochastic differential equation with delayed argument: is the Frechet derivative from to Z(C_,R). From the Riesz Theorem (see Rudin [15] ) it follows that there exists a family of measures ¡1 = fi'™ with bounded variation such that
j=1 -r is a directional derivative, for any $,g 6 C-. The measure // has the following decomposition:
where So is the Dirac measure, A 6 B([-r, 0)). We denote the value /x], PJ ({0})
by Djat'ig), that is, (f,(., w)) = <¿¿({0}), where ^ = Let is independent of B 0 ,T(B).
(A2)
For every tp, V € C-the following Lipschitz condition is satisfied:
where K(6) is a certain bounded measure on J, and L 1 , L 2 are some constants.
(A3)
For every <p G C-the following growth condition is satisfied: 
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Approximation theorem of Wong-Zakai type
In [18] , [19] the following is proved: Remark 4.1. Instead of the interval J = (-oo,0j^in [18] , [19] we can consider J = [-r, 0], r > 0, and the proof is analogous to that of Theorem 2.4.1 in [18] . But, instead of considering X j (tf + s) -X^tf^ + s) on the whole interval of definition like in [18] , [19] , we observe that
X\t? + a) -+ s) = ' Xi(t? + s)~ + s)
for t? + s < 0,
forf?_ 1 +a>0, . *"_! + » C-1 + « and we can estimate each part separately by expressions converging to zero to obtain the proof of Theorem 4.1. 
Auxiliary lemmas
as n -* oo, which completes the proof. As a natural consequence of Lemma 5.3 we formulate (ii) Let U be an open set in E. We need to show that if P(F(U) £ U) = 0 then U fl Gift) = 0-This, by our assumptions, means that for every n we have P(F(T%(OJ)) £ U) = 0 for some h £ H. For a contradiction, suppose that C, 2 
(h) £ U,h £ H. Then there exists a ball K(( 2 (h),e) C U such that
P(\\F(T^(OJ))
-(^COII < e) = 0, which contradicts our hypothesis (5.7) and completes the proof.
The support theorem
We shall prove the following THEOREM 6.1. Let a and b be functions satisfying conditions (A1)-(A4) and X(t) be the solution to equation (3.1) . Let S1 and S 2 be given by (3.4) and (3.5) , respectively. Then S\ = S 2 . 
